In this paper we establish some relationships between YehWiener measurability and Wiener measurability of certain sets and functional In addition we show that an "interval" in Yeh-Wiener space is YehWiener measurable if and only if its "restriction set" in Euclidean space is Lebesgue measurable. Since one is trying to evaluate Yeh-Wiener integrals it would seem very natural and desirable to assume that the functional/(x(-,y)) is a Yeh-Wiener measurable functional of x(-, •) on C2 [R] and conclude that/([(y -a)/2]x'2y) is a Wiener measurable functional of y on Cx [a, b]. This would also allow the proof of equation (1) to proceed in the same order as the motivation; where as in [2] the proof had to proceed in the opposite order from the motivation because of the measurability argument. We obtain this result (i.e. the converse of Theorem A) in §2 below. In particular we show that if A is any subset of Cx [a,b] 
Since one is trying to evaluate Yeh-Wiener integrals it would seem very natural and desirable to assume that the functional/(x(-,y)) is a Yeh-Wiener measurable functional of x(-, •) on C2 [R] and conclude that/([(y -a)/2]x'2y) is a Wiener measurable functional of y on Cx [a, b] . This would also allow the proof of equation (1) to proceed in the same order as the motivation; where as in [2] the proof had to proceed in the opposite order from the motivation because of the measurability argument. We obtain this result (i.e. the converse of Theorem A) in §2 below. In particular we show that if A is any subset of Cx [a,b] [4] . The key to obtaining these "converse theorems" is Lemma 3 in which we show that the outer Yeh-Wiener measure of the set BA is equal to the outer Wiener measure of the set [2/(y -a)] A. 
and u0k = UjQ = u00 = 0 for ally and k. This measure is countably additive on the set of all such intervals in C2[/\]. The outer Yeh-Wiener measure m* of any subset of C2[R] is now defined in the usual way and the term "Yeh-Wiener measurable set" will denote any set which is measurable with respect to outer Yeh-Wiener measure. We let 9lt2 denote the class of all Yeh-Wiener measurable sets and m* restricted to 91t2 w^ °e denoted by m2. Integration of a functional F with respect to Yeh-Wiener measure m2 will be denoted by fc2\R]F(x)dx.
2. Some relationships between Yeh-Wiener and Wiener measurability. Our first theorem in this section (whose rather lengthy proof is given in §3) establishes a relationship between Yeh-Wiener measurability and Wiener measurability of certain related sets. In this case f(y) is the limit of a monotone increasing sequence of simple functions and so the desired conclusions follow from Case 2 and the monotone convergence theorem.
Case A. General case. This case follows from Case 3 since we can decompose any complex functional into its real and imaginary parts and then into their positive and negative parts.
3. Proof of Theorem 1. The proof of Theorem 1 will follow quite readily once we establish three lemmas.
Definition. Let 8 be a fixed constant satisfying 0 < Ô < \ and let h > 0 be given. Let = mf([2/(7-a)]1/2^l).
(ii) Let e > 0 be given. We need only show that wf([2/(7 -a)] A) < w* (ß^ ) + e. First choose H G 91t2 such that BA Q H and w* (BA ) = m2(H). Next choose h > 0 so large that m2(Ach) < e/2. Then ,tx) ,...,x(sm,t")} £ E).
If Q E 91L2 then E is a Lebesgue measurable subset of Rmn.
Corollary. The proof of Theorem 4 follows quite easily once Lemma 5 below is established. We will omit the proofs of Lemmas 4 and 5 below since they are similar to the proofs given above for Lemmas 2 and 3 respectively. ,tx) ,...,x(sm,t")) G U) Q G.
Definition. We define a probability measure v on the Lebesgue measurable subsets E of Rm" by v(E)=fEW(H;7;~t)du where W(u ; s ; t ) is given by (2). Let v* be the usual regular outer measure based on v such that v* is defined for all subsets of Rmn.
Lemma 5. Let E be any subset of Rm" and let Q be defined by (11). Then m*(Q) = v*(E).
